
Office of the State Treasurer

Georgia Department of Administrative Services (Risk Management) Holdings

as of September 30, 2020

DURATION: 0.83

DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

US TREASURY N/B U.S. TREASURY 11/30/2020 142,996.64                    142,465.99                    142,968.33                    143,351.58                    

US TREASURY N/B U.S. TREASURY 11/30/2020 47,425.55                      48,072.09                      47,447.57                      47,543.27                      

US TREASURY N/B U.S. TREASURY 11/30/2020 151,796.15                    153,895.21                    151,871.44                    152,172.93                    

US TREASURY N/B U.S. TREASURY 11/30/2020 332,781.66                    339,359.29                    333,009.03                    333,607.69                    

WELLS FARGO + COMPANY CORPORATE 12/7/2020 632,000.00                    638,338.96                    632,335.48                    634,553.28                    

WELLS FARGO + COMPANY CORPORATE 12/7/2020 73,000.00                      73,702.99                      73,037.21                      73,294.92                      

WELLS FARGO + COMPANY CORPORATE 12/7/2020 75,000.00                      75,774.75                      75,041.01                      75,303.00                      

APPLE INC CORPORATE 2/23/2021 628,000.00                    637,457.68                    628,790.24                    632,417.95                    

CISCO SYSTEMS INC CORPORATE 2/28/2021 291,000.00                    290,441.28                    290,951.35                    293,273.72                    

EXXON MOBIL CORPORATION CORPORATE 3/1/2021 367,000.00                    367,000.00                    367,000.00                    369,426.18                    

BERKSHIRE HATHAWAY INC CORPORATE 3/15/2021 507,000.00                    505,925.16                    506,902.87                    510,661.61                    

US TREASURY N/B U.S. TREASURY 3/31/2021 687,668.82                    693,094.96                    688,245.53                    691,617.55                    

US TREASURY N/B U.S. TREASURY 3/31/2021 378,866.51                    380,272.46                    379,021.12                    381,042.03                    

US TREASURY N/B U.S. TREASURY 3/31/2021 1,688,000.00                1,665,317.50                1,685,063.28                1,697,692.82                

US TREASURY N/B U.S. TREASURY 3/31/2021 1,735,464.67                1,751,767.51                1,737,178.66                1,745,430.04                

DUKE ENERGY CAROLINAS CORPORATE 6/15/2021 445,340.05                    482,125.14                    450,407.02                    452,599.65                    

DUKE ENERGY CAROLINAS CORPORATE 6/15/2021 98,659.95                      107,367.68                    99,872.12                      100,268.23                    

US TREASURY N/B U.S. TREASURY 9/30/2021 1,447,000.00                1,400,255.11                1,437,370.61                1,461,130.85                

US TREASURY N/B U.S. TREASURY 9/30/2021 3,558,000.00                3,518,945.39                3,550,080.29                3,592,746.08                

US TREASURY N/B U.S. TREASURY 9/30/2021 994,000.00                    966,491.17                    987,908.14                    1,003,707.02                

US TREASURY N/B U.S. TREASURY 9/30/2021 543,000.00                    520,389.14                    538,275.33                    548,302.73                    

US TREASURY N/B U.S. TREASURY 9/30/2021 1,999,000.00                1,933,798.24                1,984,563.59                2,018,521.47                

US TREASURY N/B U.S. TREASURY 9/30/2021 166,000.00                    160,378.05                    164,813.00                    167,621.09                    

US TREASURY N/B U.S. TREASURY 9/30/2021 970,000.00                    947,076.17                    964,722.15                    979,472.65                    

US TREASURY N/B U.S. TREASURY 9/30/2021 1,231,000.00                1,197,820.70                1,223,512.54                1,243,021.48                

PFIZER INC CORPORATE 12/15/2021 366,000.00                    365,666.94                    365,917.44                    374,457.90                    

US BANCORP CORPORATE 1/24/2022 509,000.00                    508,124.52                    508,759.02                    523,400.98                    

US TREASURY N/B U.S. TREASURY 1/31/2022 2,465,000.00                2,473,473.43                2,467,462.16                2,522,388.28                

US TREASURY N/B U.S. TREASURY 1/31/2022 395,000.00                    397,283.59                    395,660.80                    404,196.09                    

US TREASURY N/B U.S. TREASURY 5/31/2022 1,510,255.07                1,491,048.87                1,503,131.20                1,551,020.15                

US TREASURY N/B U.S. TREASURY 5/31/2022 933,436.46                    930,373.62                    932,382.52                    958,631.95                    

US TREASURY N/B U.S. TREASURY 5/31/2022 2,264,308.47                2,262,391.68                2,263,571.08                2,325,427.12                

GM FINANCIAL SECURITIZED TERM CORPORATE 7/18/2022 292,197.89                    292,131.66                    292,131.66                    294,196.61                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 9/1/2023 12,222.62                      12,742.09                      12,341.14                      12,758.41                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2024 63,033.39                      66,815.39                      65,200.45                      66,432.38                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2024 29,415.57                      32,715.63                      30,424.20                      31,001.76                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 6/1/2024 23,080.25                      24,580.47                      23,493.53                      24,425.50                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 8/1/2024 89,004.08                      94,260.88                      94,260.88                      94,368.04                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2027 75,010.94                      85,455.45                      80,005.52                      81,414.02                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2028 85,113.21                      94,065.07                      90,947.83                      92,355.00                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2028 102,878.09                    114,355.42                    114,355.42                    115,077.75                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 5/1/2029 94,202.67                      102,783.94                    99,460.37                      102,358.90                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2029 156,518.43                    167,578.66                    164,245.93                    169,287.09                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2029 150,169.78                    158,728.28                    156,449.55                    162,420.53                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 9/1/2030 19,662.27                      20,408.81                      20,144.92                      20,688.35                      

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 9/1/2030 140,444.83                    143,626.78                    142,438.33                    147,773.99                    

SMALL BUSINESS ADMINISTRATION SMALL BUSINESS ADMINISTRATION PASSTHROUGH 11/1/2031 179,697.82                    187,229.69                    185,230.22                    190,713.33                    

FNMA POOL 737542 FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 9/1/2033 16,580.25                      16,128.68                      16,315.68                      16,702.76                      

UNAUDITED
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FNMA POOL AL8868 FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 8/1/2037 62,860.44                      65,767.73                      65,199.37                      65,029.84                      

FREDDIE MAC MBS 7/15/2041 122,741.50                    121,111.34                    121,420.17                    126,634.52                    

FED HM LN PC POOL 849343 MBS 8/1/2043 60,668.06                      62,374.35                      62,105.17                      62,763.53                      

FNMA POOL AL8478 FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 9/1/2044 225,378.00                    234,234.67                    232,891.30                    233,188.83                    

FNMA POOL AL8797 FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 10/1/2044 105,421.50                    109,424.23                    108,860.15                    109,183.84                    

UBS CITIGROUP COMMERCIAL MORTG CMBS 1/10/2045 572,137.86                    617,417.21                    610,944.37                    580,960.45                    

GS MORTGAGE SECURITIES TRUST CMBS 5/10/2045 358,364.03                    381,041.34                    377,906.77                    364,123.23                    

UBS COMMERCIAL MORTGAGE TRUST CMBS 5/10/2045 341,743.82                    357,039.79                    354,996.00                    350,303.99                    

GS MORTGAGE SECURITIES TRUST CMBS 5/10/2045 28,638.97                      29,934.43                      29,761.35                      29,099.22                      

UBS COMMERCIAL MORTGAGE TRUST CMBS 5/10/2045 185,132.09                    199,711.24                    197,628.32                    189,769.37                    

FED HM LN PC POOL 2B5201 MBS 3/1/2046 136,035.09                    137,395.45                    137,395.45                    141,051.48                    

FNMA POOL BC0776 MBS 3/1/2046 167,526.09                    169,410.76                    169,410.76                    173,536.22                    

FNMA POOL BM3188 FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY 4/1/2047 160,333.84                    162,287.90                    162,287.90                    166,573.04                    

COMM MORTGAGE TRUST CMBS 8/10/2047 14,499.36                      15,072.54                      14,996.52                      14,579.10                      

GEORGIA FUND 1+ INVESCO GEORGIA FUND 1 7/1/2058 52,300.73                      52,300.73                      52,300.73                      52,300.73                      

GEORGIA FUND 1+ INVESCO GEORGIA FUND 1 7/1/2058 613.49                            613.49                            613.49                            613.49                            

GEORGIA FUND 1+ INVESCO GEORGIA FUND 1 7/1/2058 7,738,910.43                7,738,910.43                7,738,910.43                7,738,910.43                

39,495,537.39              39,493,549.80              39,602,346.01              40,028,898.02              

UNAUDITED


